A First Course in Numerical Methods

Uri M. Ascher and Chen Greif
Computational Science and Engineering 7 Designed for students and researchers who seek practical knowledge of modern techniques in scientific computing, this book provides an in-depth treatment of fundamental issues and methods, the reasons behind the success and failure of numerical software, and fresh and easy-to-follow approaches and techniques. This concise and comprehensive treatment of the basic theory of algebraic Riccati equations describes the classical as well as the more advanced algorithms for their solution in a manner that is accessible to both practitioners and scholars. It is the first book in which nonsymmetric algebraic Riccati equations are treated in a clear and systematic way. 
Polynomial Based Iteration Methods for Symmetric Linear Systems
Bernd Fischer
Classics in Applied Mathematics 68
This is the only textbook that treats iteration methods for symmetric linear systems from a polynomial point of view. This particular feature enables readers to understand the convergence behavior and subtle differences of the various schemes, which are useful tools for the design of powerful preconditioners. 
Computational Matrix Analysis
Alan J. Laub Using an approach that its author calls "matrix analysis for grown-ups," this new textbook introduces fundamental concepts of numerical linear algebra and their application to solving certain numerical problems arising in state-space control and systems theory. It provides readers with a one-semester introduction to numerical linear algebra; an introduction to statistical condition estimation in book form for the first time; and an overview of certain computational problems in control and systems theory. 
Numerical Methods for Large Eigenvalue Problems, Revised Edition
Yousef Saad
Classics in Applied Mathematics 66
This revised edition discusses numerical methods for computing eigenvalues and eigenvectors or large sparse matrices. It provides an in-depth view of the numerical methods that are applicable for solving matrix eigenvalue problems that arise in various engineering and scientific applications. Each chapter was updated by shortening or deleting outdated topics, adding topics of more recent interest, and adapting the Notes and References section. 
Essays in Linear Algebra
Gilbert Strang
Wellesley-Cambridge Press 11
This book brings together 27 classic articles by Gilbert Strang on linear algebra, computational science, applied mathematics, and calculus, each introduced by a new essay. The essays present historical background, the current state, and unsolved problems. 
